Introduction and main statement
Consider B+ = (B+ (t), t > 0), B-== (B-(t), t > 0) and B = (Bt, t > 0) three independent linear Brownian motions started from 0. The process X = (Xt, t > 0) given Pitman and Yor (1993) Proof. The argument relies on the Hewitt-Savage's zero-one law. For every integer n, let nB be the increment (process) of B on the time-interval ~r~, n + 1~:
n B = (Bn+t -Bn , 0 ~ t ~ 1) . 
IT (2) 
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. Then using the scaling property, we can bound the right-hand-side by
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